FEDERAL RESERVE statistical release

H.15 (519) For immediate release
AARCH 7, 1983
SELECTED INTEREST RATES
Yieids in percent per annum
tnstruments raa naw nAR nAR .73 This Last FEB
28 1 2 3 [ week week
FEDERAL FUNDS (EFFECTIVE) 1/ 8.53 8.65 8.83 8.53 8.50 8.us 8.37 8.51
CONMEBCIAL PAPBR 2/3/
1-noNTH 8.01 8.13 8.24 8.17 8.23 8.18 8. 14 8.30
3-MONTH 8.02 8.10 8.14 8.12 8.12 8.10 8.16 8.34
6-10NTH 8.00 8.10 8.10 8.06 8.08 8.07 8.19 8.39
FINANCE PAPER PLACED DIRECTLY 2/
1-AONTH 7.93 8.06 8.15 8.13 8.09 8.07 8.09 8.25
3-MONTH 7.95 8.03 8.03 8.03 8.03 8.01 8.07 8.24
6-BONTAH 7.98 8.03 8.03 8.03 8.03 8.02 8.08 8.26
BANKERS ACCEPTANCES (TOP BATED) 2/
3-40uTH 8.05 8.10 8.10 8.10 8.15 8.10 8. 16 8.36
6-MONTH 8.05 8.10 8.10 8.10 8.15 8.10 8.18 8.41
CDS (SECOBDARY MARKET)
1-808TH 8.14 8.20 8.22 8.22 8.23 8.290 8.27 8.40
3-MONTH 8.23 8.28 8.24 8.23 8.2% 8.24 8.34 8.54
6-NONTH 8.29 8.3% 8.32 8.30 8.35 8.32 8.50 8.77
BANK PRIAE LOAM 11/ 4/ 10.50 10.50 10.50 10.50 10.50 10.79 11.00 10.98
DISCOUNT RINDOW BORROWING 1/ S5/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50 8.50
U.5.GOVERNNENT SECUBITIES
TREASURY BILLS 2/
AUCTION AVERAGE (XSSUB DATER)
3-MOBTH 7.8 7.943 7.888 8.130
6-MONTH 7.948 7.948 7.973 8.233
1-1EAR 8.308 8.308
SECONDARY MARKE?T
3-nowrd 7.93 7.96 8.00 7.95 8.01 7.97 7.91 8.11
6~-80ONTH 7.96 7.95 7.98 7.94 8. 00 7.97 8.00 8.23
1-1EAR 8.00 7.96¢ 7.97 7.95 8.01 7.98 8.06 8.28
TREASURY CONSTANT MATURITIBRS 6/
1-YEAR 8.61 8.58 8.59 8.56 8.63 8.59 8.67 8.92
2-YEAR 9.3 9.26 9.30 9.2%8 9.25 9.27 9.38 9.64
3-YEAR 9.55 9.82 9.489 9.487 9.49 9.488 9.66 9.91
5—-1EAR 9.83 9.74 9.76 9.72 9.75 9.76 9.95 10. 26
7-1YEAB 10.01 9.93 9.99 9.93 9.99 9.97 10.17 10.56
10-YEAR 10.27 10.22 10.26 10.23 10.27 10.25 10.40 10.72
20-YEAR 10.62 10.57 10.61 10.59 10.62 10.60 10.71 11.03
30-YEAR 10.51 10.45 10.48 10.48 10.36 10.47 10.59 10.88
CONPOSITE
OVER 10 YEARS (LONG-TERN) 7/ 0.2 10. 18 10.17 10.12 10.16 10.16 10.30 10. 60
CORPORATE BONDS (800DYS), SEASONED
ALL INDUSTRIES 12.76 12.7M 12.69 12.67 12.68 12.70 12.87 13.02
AAA 11.66 11.64 11.60 11.61 11.62 11.63 11.82 12.01
BAaA 13.78 13.67 13.66 13.68 13.62 13.67 13.81 13.95
STATE & LOCAL BONRDS (BOODYS) ,AAA 8.30 8.30 8.55 8.80
COMVENTIONAL MORTGAGES 8/ 12. 7% 12.78 12.98 13.08
1. WEEKLY PIGUBBS ARE AVEERAGES OF 7 CALEWNDAR DAYS ENDING OF WEDNESDAY OF THE CURRENT WEEK;
MONTHLY FIGURES INCLUDE BACH CALENDAR DAY 1I¥ THE NONTH.
2. QUOTED OB BANK~DISCOUNT BASIS.
3. BRATES OR COANEBRCIAL PAPER PLACED POR PIRAS WHOSE BOND RATING IS AA OR THE EBQUIVALERT.
4., BATE CHARGED BY BANKS ON SHORT-TERN BUSIRESS LOAWBS.
9. RATE POR THE FEDERRAL BRESERVE BABK OF EEW YORK.
6. YIELDS ON ACTIVELY TRADED ISSUES ADJUSTED TO CONSTANY AATORITIES. SOURCB: U.S. TREASURY.
7. UMWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHER DUR BOR CALLABLE IB LESS THAN 10 YEARS,
INCLODING SEVERAL YERY LOW YIELDING “PLOSER™ BOMDS.
8. CONTRACT INTEREST RATES ON CONMITHENTS POR PIRST BORTGAGES. SOURCE: PHLAC.
NOTE: WEBEKLY AND MOMNTHLY FIGURES ARE AVERAGES OPF DAILY RATES, EICEPT POR STATE & LOCAL BONDS
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AND CONVENTIONAL MORTGAGES, WHICH ARE BASED OF THURSDAY AWD PRIDAY PIGURES, RESPEBCTIVELY.
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